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A $i$ , $\mathrm{B}$ $k$ , , $\mathrm{B}$
$(i, k)$ . $V(i$ , , .
$W(i, k)= \int_{0}^{\infty}[x+\sum_{0\mathrm{j}=}^{\infty}Pij(x)(S_{k+1}(j+1)/\mu+\overline{S}_{k+1}V(j, k+1))]dG(x)$ (1)
$V(i, k)= \min\{M_{k}+(i+1)/\mu, W(i, k)\}$ (2)
,
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$\text{ }S_{k}$ , $\mathrm{B}$ $k$ , $k$ $\mathrm{B}$
$S_{k}=(B_{k}-B_{k+1})/B_{k},$ $\overline{S}_{k}=1-S_{k}$ .
$\bullet$ $M_{k}$ , $\mathrm{B}$ $k$ , $\mathrm{B}$ ,
$M_{k}= \sum_{m=k+1}\gamma Bm-1/Bk+1$ .
$\bullet$ $P_{ij}(x)$ $i$ $x$ $j$
. , .
1 $\lambda_{i}$ $i$ .
. .
.
1 $i,$ $j,$ $x$
1. $\sum[P_{i+1j}\infty(x)-P_{ij}(x)]\geq 0$,
$j=k$




, $V(i$ , .
$V^{0}(i, k)\equiv 0$
$W^{n+1}(i, k)= \int^{\infty}0[x+\sum_{j=0}^{\infty}Pij(x)(sk+1(j+1)/\mu+\overline{S}k+1Vn(j, k+1))]dG(X)$
$V_{n+1}(i, k)= \min\{M_{k}+(i+1)/\mu, W^{n}(i, k)\}$
2V(i, .
1. $S_{k}$ $k$ ,
$V^{n}(i, k+1)-V^{n}(i, k)\geq M_{k+1}-M_{k}$ (3)
$W^{n}(i, k+1)-W^{n}(i, k)\geq M_{k+1}-M_{k}$ (4)
2. $S_{k}$ $k$ ,
$V^{n}(i, k+1)-V^{n}(i, k)\leq M_{k+1}-M_{k}$ (5)





$= \int_{0}^{\infty}[_{j}\sum_{0=}^{\infty}P_{ij}(X)((S_{k+}2-Sk+1)(j+1)/\mu+\overline{S}_{k+2}V^{n}(j, k+2)-\overline{S}_{k+1}V^{n}(j, k+1))]dG(X)$
$\geq\int_{0}^{\infty}[\sum_{j=0}^{\infty}Pij(x)((Sk+2-s_{k+}1)(j+1)/\mu$








3 $V^{n}(i, k),$ $W^{n}(i, k)$ .
$V^{n}(i+1, k)-V^{n}(i, k)\leq 1/\mu$ (7)





$+ \overline{S}_{k+1}(_{j=}\sum_{0}^{\infty}\sum_{0\iota=}v(l, kj+1)P_{i+1j(}X)-\sum\sum_{0j=0\downarrow=}v(l, k\infty j+1)P_{ij}(X))]dG(x)$






1 $i,$ $k,$ $n,$ $m\geq 1$ .
$\bullet$ $S_{k}$ $k$ , $(i, k)$ $(m, n)$ , (
$(m\leq i, n\geq k))$ .
$\text{ }S_{k}$ $k$ , ( $i$ , $(m, n)$ , (






[1] 1998 pp. 180-
181
103
